By use of a fairly simple transformation an arbitrary stationary process \X n } with trivial tail field can be converted to a stationary Markov process { Y n } with trivial tail field and from which the {X n } process can be recovered. Thus the seeming preoccupation with Markov processes.
The following theorem generalizes Rosenblatt's results to a class of Markov process with nondenumerable state space. P is the stationary measure induced by the process on the state space and Px(A') is the stationary conditional probability that X n (EzA' given X n -i -X. Detailed proofs will appear elsewhere.
